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Aug 31, 1999 



US-PAT-NO: 5946667 

DOCUMENT-IDENTIFIER: US 5946667 A 



TITLE: Data processing system and method for financial debt instruments 
DATE-ISSUED: August 31, 1999 



INVENTOR- INFORMATION: 
NAME 

Tull, Jr.; Robert Stanley 
Weisberger; David M. 
Fox; John Vincent H. 
Karsenty; Myriam Joelle 
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London 
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Morgan Stanley Group, Inc. 
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New York NY 02 
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This is a continuation of application Ser. No. 08/223,797, filed Apr. 6, 1994 now 
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PATENTEE-NAME 
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Sibley, Jr. 
Kramer 



US-CL 
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Eligin; "SPDR Web Ensnares Both Active, Passive Fund Managers"; Corporate Cashflow; 
vl4 nl3; pp. 5-6; Dialog: File 485, Acc#00440032 . 

Friedman et al.; "It's a Bond, It ' s a Stock, It's . ; .A Lyon?"; Business Week; 
Aug. 6, 1990; p. 66. 

Chiappinelli, "Reinventing a Security: Arguments for a Public Interest Definition, " 

Washington and Lee Law Review, vol. 49, Sections 957-985 (Summer 1992). 

Steiner, "New Amex 'Spiders^ Mimic S&P Index, " The Wall Street Journal, Feb. 22, 

1992. 

Wilcox, "EAFE is for Wimps," The Journal of Portfolio Management (Spring 1994), pp. 
68-75. 

ART-UNIT:' 271 

PRIMARY-EXAMINER: Tkacs; Stephen R. 
ATTY-AGENT-FIRM: Pennie & Edmonds LLP 

ABSTRACT: 

A data processing system and method is disclosed for implementing and control of a 
financial debt instrument which is issued for a limited period of time and is 
traded as a listed security. The debt instrument is based on an underlying basket 
of stocks optimally selected to track an established capital market and its price 
also reflects accrued investment income and maintenance expenses. The data 
processing system receives input from the capital market and periodically evaluates 
the performance of the financial debt instrument, reporting its price to customers. 
Also disclosed is a data processing system for administering an investment group of 
such debt instruments designed to track the performance of several domestic and 
foreign markets, estimate their return and provide current price information to 
customers , 

39 Claims, 7 Drawing figures 
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